This Page Is Inserted by IFW Operations 
and is not a part of the Official Record 

BEST AVAILABLE IMAGES 



Defective images within this document are accurate representations of 
the original documents submitted by the applicant. 

Defects in the images may include (but are not limited to): 



BLACK BORDERS 

TEXT CUT OFF AT TOP, BOTTOM OR SIDES 
FADED TEXT 
ILLEGIBLE TEXT 
SKEWED/SLANTED IMAGES 
COLORED PHOTOS 

BLACK OR VERY BLACK AND WHITE DARK PHOTOS 
GRAY SCALE DOCUMENTS 



IMAGES ARE BEST AVAILABLE COPY. 



As rescanning documents will not correct images, 
please do not report the images to the 
Image Problem Mailbox. 
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Receive one or more 


market data feeds 
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Configure the spread 


data feed 
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Generate the spread 


data feed 






r 


108 




Display the spread 


data feed 
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Trade the spread in 
the spread window 
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Move to the next price 
level 



Store all quantities at 
corresponding price levels 
for each leg 
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Calculate a Spread Quantity and 
a corresponding Spread Price 
based on stored leg quantities 
and prices 
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Store Spread Quantity and 
Spread Price 
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Remove quantites used in step 
804 from those quantities stored 
in step 802. 
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Are there 
juantites left ovel 
in each leg from 
step 808? 
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Display Spread Quantities 
and Spread Prices 
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FIG. 8 
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2) A limit order will be 
entered to buy the offer 
at the limit price (e.g. 
best price) plus the 
designated number of 
payup ticks, then... 
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FIG. 16 



